RTARE 23 SEEHREH L
2023 £ 3 EFRE

BEEEETRIEEAN: RERFIESE-EEA R A
Rt RFEE N LHRITROARA R LES1T
mEHE: 202347 1 H-202349H30H
MEXHER: 2023410 A 31 H

¥ 171/4t 9



HERR

AT BRI BN R LRSI A5 < B U B 0 S U B AT O P A B8 77 BTl %
77 ABAMRIEAS B B2 A

ARG PE BRI AR SO AR ANEI . $0A X, BEBTE AR R ook
I NLAF 20 B e A B 7 A B Rl ) S s A5

Aty TP 55 SRR T

—, EXEFR
FrEE R 2R KRR 23 SHEEHREHITR
B[R AR BB (] - 2021 4 10 A 25 H
(RPN LR TTUEFE R E AR AT
FEEN: LARAT IR B R AT BT

—. BEEEIRIEE R

(—) EEW 5 Ha b5

FEM 55 Fabr 52023 57 H 1 HA 2023 429 H 30 H)
HIR B8 r=4E (On) 65, 616, 242. 34
AIAFNE (o) -2,013, 537. 93
WA B 74 BRI AT 43 O R -3, 232, 694. 47
AR BHE () 0. 9530
BIAR A B R HEE o) 0. 9530
A HA BT P BRI E I R -2. 98%
B BRI R E I K —4. 70%

T AR 5L BRI AT 20 BRI A E AR T ER A B AR B ML SR, DLV 5545
A S 5 BB 1 5 BRI A R, T AP e PR e AT EAR T A

#
N
p=|
B
©
p=it



() BRI B E GRS LLBE I a8 2 (1 P S B H5 o HE

B TR R T R S e e e a3 00 D S E A ) L

3.00%
2.00%
1.00%
0. 00%
-1.00%
%—2.00%
= 3 00%
-4.00%
-5.00%
-6.00%
~7.00%

s — M~ o o oo =t -— [l [ag] (=) 0 o o il Lol (=3 0 o (=]

o4 =] (=] — o o (=] — — o o (o] — — o (o] (o] — o4 o

N S S

T Y £ T T L £©TYOLTCOLLT YT T@QT? 279

— — o4 o4 o o o o o4 o4 o4 o o o o o o o o o

o4 o4 o o o4 o4 o4 o4 o o o o o o o o o o o o

(=] (=] (=] (=] (=] (=] (=] (=] (=] [an) [an) [a=) [a=) [a=) [an) [an) [ [ [ (=]

o o o o o o o o o (o] (o] (o] (o] (o] (o] (o] o o o o

— BIPEMKE — IR R |
TR AT PEE RIS B

= BRI RRAGRE

(—) B EL

1 &k 4oy 11, 149, 221. 50 13. 17
Hrp: BENKRE 11, 149, 221. 50 13. 17
A Bt - -

2 fii] 52 WA s $E TR 70, 980, 705. 46 83. 87
Hrp: g 70, 980, 705. 46 83. 87

B SRS - _

30| HEeER® - -
4 | SRLATAE AT - -
5 SN IR 4 il - -
6 BATIER B A4 2,465, 864. 71 2.91
7 HAh Bt /= 38, 944. 53 0. 05
8 et 84, 634, 736. 20 100. 00

(Z) A HWIARIL R 5 B

paren

B

BT R BE E LE B /IR R T+ 42 B 52 B 4

b
=



1 002179 PR 18, 300. 00 774, 090. 00 1.18
2 000733 PRAERH 7, 900. 00 639, 663. 00 0.97
3 601318 Hp [ P22 10, 000. 00 483, 000. 00 0.74
4 000938 M 19, 500. 00 459, 615. 00 0. 70
5 600760 2P TR A 10, 700. 00 458, 495. 00 0.70
6 688041 HLER 7, 741.00 417, 859. 18 0. 64
7 688122 PE S 9, 117.00 417,193. 92 0. 64
8 600765 HRRTE AL 16, 000. 00 397, 120. 00 0.61
9 300395 [k 8, 700. 00 393, 588. 00 0. 60
10 600487 i 27, 800. 00 392, 536. 00 0. 60

e XTRE A+H B ETRBEE, SHFHEA RIMES SHF, JHZIRA R B2

'E_:E’O

(=) AL IR A7 578 B R B 1B LB R/ INHE P B I 42 1527 I 2

1 019688 22 [E 7 23 96, 000. 00 9, 747, 858. 41 14. 86
2 133149 21 B4 06 50, 000. 00 5,202, 431.51 7.93
21 T.RARAT
3 2128051 B AT 50, 000. 00 5, 200, 746. 58 7.93
202
18 H
4 101801247 AL 50, 000. 00 5, 186, 561. 64 7.90
MTNOO1
5 185286 22 FHiIE G1 50, 000. 00 5, 118, 743. 84 7. 80

(V9) 5 JIA 2 T AR o3 B A B Ja) Bt 7 3 AL AR K /INHR e B BT 44 B SRS
UESR B4

AT T R AAR S WA R B B SRR

() i AL AR o B8 B U E ) B 7B P A5 R/ INHE P R R 44 2 WA
AR BT R AAR S AR B

(N) A SIARSZ T AR o 587 B R B 18 LU B R/ INHE PP A I+ 42 SR 240
ARG B RIAAR S AR AR R IR

(-B) A AR ST BB AR Ot
AT BT RIAR S AR RS AT W52

®
IS
p=il
<
pi=:
©
p=il



ON) e AR AR o B 78 B v ) B 7 19 R e 5 R/ N B R -1 A4 BUIE A 2
AR BT R AAR s WA R A AU -

v 57 BEH-Rlis ATAHE B

MEEIE [R5 5 T T A R S 4 [l
JIESFFCRET (OO

18, 880, 000. 24 -

. EEANBRRHRE
(—) BHATE I

| mmames | % | WEBEARER [ EETEGH |
L TV VA
B2 R 95 M e
AR BB, R
WA RTL, %
. Wk 13 65, AR A
RS 13 4 AR FHEA T B AT
B 5 ) P 2,
WIS AR AT ¢
P HESRET |
B R HIRAT
BV RS 58
L AT Ve P
A AR, e
BB L - BRI, S
e L INAE N TARTEN
S AT A
W2

2 YA

fhE i

(=) B SR [l o 5 e 22

FWTTT, B BB SR, LA ST HT SR TR T, (2T
AR — RIIFEI KECRRE S &, E N4 L3P RIHURMRZE SR, LRIy H O
AN G MY 7 TR BR BT, DA SR KA PRes s . & 2OGENFRER B2 Gt — P HE
WL GHEIRBUR, A HRE R WA I AR s E AR A B, (Hoex) 2024 £ 1E A 2%
ISR ST IS A ON- 2L

AMRFUTH, =ZFE, Giise)) 7R KBER O 2 0O SRR, & AE ™
WARBERAOIEFHER T, Iz B O Rk, e R LRI . FEHIA, ERR IR

%5 JU/3 9 7T



FERTHBEPRAL IR RGNS AL, 7EHE L PMT X IR RT, IR FAT 202 R . AT
APRARES IR BB ZAEAE R ETh, VYRR 205t 76 A 1 5in& 12 o S,
EHHES 5N ERMBER IR Z EL TR N2,

BRI, FIZEMNEARTEY], RENEMESRE. 2022 F=FFFRW, fHRs
PEICNTERA, 3YAAA 55 10Y Bl o 21448 1 20bp, Bonfidim FATERE LR B P e iR
Z s 2022 FAESRAUVAIBE RIS 52 R, %38 bR eI (8] P9 A EIHE 2080 1B 1 50bp, IEJE 1R
Bl B F MG, BRI ST A4E 9 A BENES, TSR & S Bk m T S R
iT 20bp, HBULRTECEAMER T BF, HEEVUREE AR, itk —#H R EHE R
%o 1 P fsTH, TSR JEETEW . 5155 CURRE B AR AR E AR R B
BUE TR IR TSI R A% O 223850 2) PG, JREREEM R AF. HAER R RE SR,
T Sk s A = i F 2 b T Ko, A — @ EAMME: 3) Wiy m, =FELsk
FRmL P B 0 B GG BEOR B ERIRIAE O, EESERANBERNLS, SRl
Wtk A5 B St 0 m R X AT R R

Fefisth, =ZK, WimEHRE, ARG, RENFE, SN, e,
FAEGT R SRS RBUR R R ) e abF B SHE b WAEBREINR LT, XM Timh#R
BIAEN: BARCOA €, a5 8R6 BB RWE L. BAhiECZE 9
HE B A — e P, B BURP IR A KL, (AR L AT 39T g W Skl ) o 3058 SR J5 i »
DyoRFs “ SR BUME, BRI AL MLERTHE, 254 bR T i E Z TR U, sk
P B A S e, A BBy . Brfiis i, BEAOKAL O SRR EE, A LR AT U saAs
J. BAMNE, HEEHHSEMERD, EEONs, RN SEhZ sl

BT, A BAE =F LR ENROR, BAR N T Mgk Z B E2T5 0, BRI B
QN =0, ATIRBLSEIRI AT FREAh TSNS R =T A 1T AN B
JREUZERE, ENAFCEIRFRMRTR. ARIEARENE. METRERE, 1R
WEFFAME BT B, P RO, EE A NI BRI, dERp S E S AR
ML 2 =l ARG E, 5 R B LSS PENL 2, 32 2 S B A SO AT BORRRFE B)
11 S AP VA ot 1 5 e P S S PSS

(=) VPG LIUY

Lo 152 5y i B I PRAT 1 DL ) T B

ARG E PR P BRI N B BT TR G, 52 IR AR R ST AR
I EEATURE I RGN 507 SRS A PR P28 5y A P T - I A, A ]
PR PAT T CEIRAIN IR R E A IR A R AT S HIE) FHUE

2« SEHA AT NI IR ]
ARG P BRI PR RS R RS S L SRR A 45 07 T AT B R AE R K 5
ZHITNEEEM, REBREZ S AT G: REINRLZH I

#
o
p=|
B
©
p=it



B, BEANBEBRRSE

HZWEBENE R A A B I R .

N BERE. TER. WSHRIETHRERE. TR ASIA TR
(—) B BRI R H 9

Bhr: ARt

IR R B BRI R SRS
164. 2 ,346. 2
R 67, 164. 28 67, 346. 29

T BB IRIRAE: AT — B RIS, PR 0.40%/4F; THET A BRI X
053 BRSO

(=) g EIRIEE %

Bpr: AR

SRR B B BRI RS A
L 5,037.33 5,051. 05

TE: IO R AT HUPRIR P AHE PR 0. 03%/4F; THRTR: RHTHE X
F105 3 RFFRRESAT

(=) MGk

Bpr: AR

SR HL SR

T ML SERI TR IR E: AT RIFEIZ 5 R0 B0E & A 5 A5 KL SR TR St
Rxo FREEN, B AT DAEH MO OW AT 20— AR H A S AR HUT NS 5 104080
&AL SR THRIEAE Rxo WERA AT, WHZH T EOY 25 K0 BUE H ol — IR
T AL SR TSR . RES SO EUE ] B SR T SR E Rx £EAS TR G2 18 R fr
Az iHRTTI: XAFEA IR s R KT Rx BB THR 20%; SOATJ7 a0 ASHRIEBEH R H H
BARTHRIZS B H— Ak THR IF S



AT XY R I i B A TR D 120 WA TR R AR SR 20 5E

G FMEHEEET R KR RE R
i NRTE

2023 47 H 1 HZE 202349 H ~ ~ _

30 H

I\ ARG RAHE A 28 1 BRI R HoA TR EE Ui B B L

(—) WHLMAE
AR I A B BRI R R A B R AR AR .

(20 R R i RIS 2 5 A 5 BRI A 1 0

EHAER, WFE. AR LEEESS 0

AR O

(ERE YNG4 & RN TS i NG E R (PN 5 0

T Z 5B

EENAARES AR 0750
0

P AR R T 2 5 AT S L
wF: HEXE: 0. 0~50. 50~100. 100~500. 500~1000. 1000~2000. >2000.

(=) BERRRZ Z 10
At I A B BRI OR R R ORI A 5

(PO — BRI A S 1 L

B =4 391 2R ) S A 45 RIS B BB L FLE B LSRN S i ORI TS B S AR
BRI O () Sb, I A B BRI A DU — RIS 5 -

ARG B RIAR R A 39T P R AR B S A 4 SRIBT R e 7t 29, 020. 74 Tt

() Fift
ARt I A B B R T R I A A DL

% 8 Ji/3 9



LRSS R EEARAF
2023410 A 31 H



	重要提示
	一、基本信息
	二、资产管理计划投资表现
	(一)主要财务指标
	(二) 资产管理计划累计净值增长率与比较基准收益率的历史走势对比图

	三、资产管理计划投资组合报告
	(一) 资产组合情况
	(二) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名股票明细
	(三) 报告期末按市值占资产管理计划资产净值比例大小排序的前五名债券明细
	(四) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名资产支持证券明细
	(五) 报告期末按市值占资产管理计划资产净值比例大小排序的前五名基金明细
	(六) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名期权明细
	(七) 报告期末期货投资情况
	(八) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名权证明细
	(九) 资产管理计划运用杠杆情况

	四、管理人履职报告
	（一）投资经理情况
	（二）投资策略回顾与展望
	（三）公平交易专项说明
	1、公平交易制度的执行情况的专项说明
	2、异常交易行为的专项说明


	五、托管人履职报告
	六、管理费、托管费、业绩报酬的计提基准、计提方式和支付方式
	（一）资产管理计划管理费
	（二）资产管理计划托管费
	（三）业绩报酬

	七、本报告期资产管理计划投资收益分配情况
	八、本报告期涉及投资者权益的重大事项及其他需要说明的情况
	（一）投资经理变更
	（二）报告期末产品关联方参与本资产管理计划的情况
	（三）重大关联交易情况
	（四）一般关联交易情况
	（五）其他


